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This comprehensive book presents a systematic and practically oriented approach
to mathematical modeling in finance, particularly in the foreign exchange
context. It describes all the relevant aspects of financial engineering, including
derivative pricing, in detail. The book is self-contained, with the necessary
mathematical, economic, and trading background carefully explained. In addition
to the lucid treatment of the standard material, it describes many original
results.The book can be used both as a text for students of financial engineering,
and as a basic reference for risk managers, traders, and academics.
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Editorial Review

Review
"It is a book from which much can be learned, even by specialists in the derivatives field." -- Mathematical
Reviews, 2003

"The author should be congratulated for his thorough approach to this area..." -- Risk, April 2002

...a useful textbook for students of financial engineering and valuable reference book of the research work in
financial engineering. -- Mathematics Abstracts

...there is much to gain from reading this book, whether one is interested in FX markets or financial
engineering. -- GARP Risk Review, Jul/Aug 2002

It's a book that one would happily recommend to any capable student, confident that it is clear,
comprehensible and accurate. -- Professor Brian Sutchliffe, Universite Libre de Vryxekkes

The author should be congratulated for his thorough approach to this area and the comprehensive list of
reference. -- Risk, April 2002 Vol 15 / No. 4

there is much to gain from reading this book, whether one is interested in FX markets or in financial
engineering -- GARP Risk Review, Jul/Aug 2002

From the Publisher
The book can be used both as a text for students of financial engineering, and as a basic reference for risk
managers, traders, and academics.

About the Author
Alexander Lipton, PhD, is a Director in the Global Foreign Exchange Division at Deutsche Bank and an
Adjunct Professor of Mathematics at the University of Illinois. In addition to Mathematical Methods for
Foreign Exchange, he is the author of one other book, as well as numerous research papers and technical
reports on financial engineering and applied mathematics. In January 2000, Dr Lipton became the first
recipient of the prestigious Quant of the Year Award by the Magazine Risk.

Users Review

From reader reviews:

Micheal Clothier:

The book Mathematical Methods For Foreign Exchange: A Financial Engineer's Approach can give more
knowledge and also the precise product information about everything you want. So just why must we leave
the great thing like a book Mathematical Methods For Foreign Exchange: A Financial Engineer's Approach?
A few of you have a different opinion about reserve. But one aim in which book can give many facts for us.
It is absolutely correct. Right now, try to closer using your book. Knowledge or information that you take for
that, you can give for each other; you may share all of these. Book Mathematical Methods For Foreign
Exchange: A Financial Engineer's Approach has simple shape nevertheless, you know: it has great and big
function for you. You can seem the enormous world by open and read a book. So it is very wonderful.



Mike Yerkes:

Information is provisions for anyone to get better life, information these days can get by anyone on
everywhere. The information can be a understanding or any news even an issue. What people must be
consider while those information which is from the former life are hard to be find than now is taking
seriously which one would work to believe or which one typically the resource are convinced. If you receive
the unstable resource then you obtain it as your main information you will see huge disadvantage for you. All
of those possibilities will not happen throughout you if you take Mathematical Methods For Foreign
Exchange: A Financial Engineer's Approach as the daily resource information.

James Batts:

A lot of people always spent their very own free time to vacation or go to the outside with them family
members or their friend. Were you aware? Many a lot of people spent they free time just watching TV, or
maybe playing video games all day long. If you need to try to find a new activity here is look different you
can read a new book. It is really fun in your case. If you enjoy the book which you read you can spent the
whole day to reading a e-book. The book Mathematical Methods For Foreign Exchange: A Financial
Engineer's Approach it is quite good to read. There are a lot of individuals who recommended this book.
These folks were enjoying reading this book. In the event you did not have enough space to create this book
you can buy the actual e-book. You can m0ore easily to read this book from your smart phone. The price is
not to cover but this book features high quality.

Helen Christopher:

This Mathematical Methods For Foreign Exchange: A Financial Engineer's Approach is completely new way
for you who has interest to look for some information mainly because it relief your hunger details. Getting
deeper you into it getting knowledge more you know or perhaps you who still having little digest in reading
this Mathematical Methods For Foreign Exchange: A Financial Engineer's Approach can be the light food
for yourself because the information inside this specific book is easy to get by simply anyone. These books
acquire itself in the form that is certainly reachable by anyone, yep I mean in the e-book form. People who
think that in guide form make them feel drowsy even dizzy this reserve is the answer. So there is absolutely
no in reading a book especially this one. You can find actually looking for. It should be here for anyone. So ,
don't miss that! Just read this e-book type for your better life along with knowledge.
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